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mances of the estimators are compared in terms of sample sums of squared errors. 
The cross-validated maximum likelihood estimator appears to perform well. A 
calibration rule for converting the window width of a uniform kernel estimate to 
the corresponding window width of a quartic kernel estimate is also shown to work 
well. Three sets of real data are used to illustrate the methods of estimating local 
intensity functions. 
2.10. Diffusion processes 
Singular Diffusion Approximations 
Cristina Costantini, Universitd i Roma, Roma, Italy 
Thomas G. Kurtz,* University of Wisconsin-Madison, Madison, WI, USA 
Markov chains with state space in 77 a can be represented assolutions of stochastic 
equations of the form 
X(t )=X(O)+~ ;Y,(ff f l , (X(s))as) 
where the Yt are independent standard Poisson processes, and the /3~ are the 
intensities for the chain, that is 
P{X(t+ At ) -X ( t )  = liE,} =fl,(X(t))At+o(At). 
This representation can be used to derive diffusion approximations for the Markov 
chains. Using this representation, weconsider sequences of Markov chains for which 
the limiting diffusion lives on a lower-dimensional subspace of ~d. The general 
result has application to diffusion approximations for multitype branching processes 
and to models in population genetics. 
On the Symmetry of Conformal Diffusions 
T. Fujita, Kyoto University, Japan 
We introduce the following classes of conformal diffusions on a compact complex 
manifold M of complex dimension : Conformal diffusions ~, Symmetric conformal 
diffusions ~, Conformal Brownian motions ~, K/ihler diffusions. A conservative 
diffusion X on M is called a conformal diffusion if for any holomorphic hart, the 
component of X is a C"-valued conformal martingale (namely the component of 
X is a continuous local martingale with dX~ dX~ = 0 for every i,j). We see that X 
is a conformal diffusion if and only if there exists a Hermitian metric g~0 such that 
X is generated by L = ½g~t3 a2/Oz~ Oz ~. A conformal diffusion X is called a symmetric 
conformal diffusion if X is time-reversible with respect to some invariant probability 
